The log-normal distribution is used to describe the positive data, that it has skewed distribution with small mean and large variance. This distribution has application in many sciences for example medicine, economics, biology and alimentary science, ect. Comparison of means of several log-normal populations always has been in focus of researchers, but the test statistic are not easy to derive or extremely complicated for this comparisons. In this paper, the different methods exist for this testing that we can point out F-test, likelihood ratio test, generalized p-value approach and computational approach test. In this line with help of simulation studies, in this methods we compare and evaluate size and power test.
Introduction
The skewed distributions are particularly common when mean values are small, variances are large and values cannot be negative (for example lengths of latent periods of infectious diseases), and often closely fit the log-normal distribution. The log-normal distribution has been widely used in medical, biological and economic studies, where data are positive and have a rightskewed distribution Let X ij be random sample from k independent log-normal distributions, i.e. 
Therefore, the MLE of η i is η i = µ i + 1 2 σ 2 i that it has approximately normal distribution with mean η i and variance
2 The CAT Pal et al. (2007) introduced the CAT in a general setup. Suppose X 1 , X 2 , . . . , X n is a random sample from a population with the known density function f (x|λ) with λ = (θ, ψ), where θ is the parameter of interest and ψ is the nuisance parameter. To test H 0 : θ = θ 0 against a suitable alternative H 1 at level a, the general methodology of the CAT for testing is given through the following steps:
1. First obtain λ= θ , ψ , the MLE of λ. Retain only the component that is relevant for .Let these recalculated MLE values of bê
(i) For testing H
and accept H 0 otherwise. Alternatively, calculate the p-value as
θ > θ U and accept H 0 otherwise. Alternatively, calculate the p-value as 
,
. Now implement the CAT for testing the equality of several log-normal means. To apply our proposed CAT, we first need to express H 0 in term of a suitable scalar θ. Define
. It is seen that the hypothesis in (1.2) is equivalent to
If we apply the steps of CAT, then we have the following steps for testing the equality of means of several log-normal distributions:
1) Obtain µ i = X i and σ 2 i = S 2 i , i = 1, . . . , k, and calculate θ = h µ i ; ; σ 2 i . 2) Assume that H 0 in (1.2) is true, i.e., set
, 1 = i = k, are found using numerical methods, see [6] . Define 
